Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
29,236.950 Local 1.000000 29,236.95 1.000000 29,236.95 0.00 0.00
Base 1.000000 29,236.95 1.000000 29,236.95 0.00 0.00
US DOLLAR Total
29,236.950 Local 29,236.95 29,236.95 0.00 0.00
Base 29,236.95 29,236.95 0.00 0.00
CASH Total
29,236.950 Base 29,236.95 29,236.95 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
912796JP5 TREASURY BILL 04/17 0.00000 0.5 27 Apr 2017
90,000,000.000 Local 99.962436 89,966,192.78 99.962436 89,966,192.78 0.00 7.88
Base 99.962436 89,966,192.78 99.962436 89,966,192.78 0.00 7.88
912796JX8 TREASURY BILL 06/17 0.00000 0.53 22 Jun 2017
90,000,000.000 Local 99.883099 89,894,789.44 99.883099 89,894,789.44 0.00 7.87
Base 99.883099 89,894,789.44 99.883099 89,894,789.44 0.00 7.87
912796KB4 TREASURY BILL 07/17 0.00000 0.6 20 Jul 2017
65,000,000.000 Local 99.828936 64,888,808.34 99.769300 64,850,045.00 -38,763.34 5.68
Base 99.828936 64,888,808.34 99.769300 64,850,045.00 -38,763.34 5.68
912796KL2 TREASURY BILL 09/17 0.00000 0.85 14 Sep 2017
80,000,000.000 Local 99.607825 79,686,259.99 99.607200 79,685,760.00 -499.99 6.98
Base 99.607825 79,686,259.99 99.607200 79,685,760.00 -499.99 6.98
912796KQ1 TREASURY BILL 04/17 0.00000 0.4025 06 Apr 2017
10,000,000.000 Local 99.994410 9,999,440.97 99.994410 9,999,440.97 0.00 0.88
Base 99.994410 9,999,440.97 99.994410 9,999,440.97 0.00 0.88
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796KR9 TREASURY BILL 10/17 0.00000 0.8855 12 Oct 2017
40,000,000.000 Local 99.522814 39,809,125.56 99.529100 39,811,640.00 2,514.44 3.49
Base 99.522814 39,809,125.56 99.529100 39,811,640.00 2,514.44 3.49
912796KS7 TREASURY BILL 04/17 0.00000 0.43 13 Apr 2017
25,000,000.000 Local 99.985667 24,996,416.67 99.985667 24,996,416.67 0.00 2.19
Base 99.985667 24,996,416.67 99.985667 24,996,416.67 0.00 2.19
912796KT5 TREASURY BILL 04/17 0.00000 0.74 20 Apr 2017
40,000,000.000 Local 99.960944 39,984,377.78 99.960944 39,984,377.78 0.00 3.50
Base 99.960944 39,984,377.78 99.960944 39,984,377.78 0.00 3.50
912796KU2 TREASURY BILL 05/17 0.00000 0.496 04 May 2017
40,000,000.000 Local 99.954533 39,981,813.33 99.954533 39,981,813.33 0.00 3.50
Base 99.954533 39,981,813.33 99.954533 39,981,813.33 0.00 3.50
912796KY4 TREASURY BILL 05/17 0.00000 0.502 11 May 2017
80,000,000.000 Local 99.944056 79,955,244 .45 99.944056 79,955,244 .45 0.00 7.00
Base 99.944056 79,955,244 .45 99.944056 79,955,244 .45 0.00 7.00
912796KZ1 TREASURY BILL 05/17 0.00000 0.521 18 May 2017
105,000,000.000  Local 99.934082 104,930,785.97 99.934082 104,930,785.97 0.00 9.19
Base 99.934082 104,930,785.97 99.934082 104,930,785.97 0.00 9.19
912796LK3 TREASURY BILL 07/17 0.00000 0.5905 13 Jul 2017
40,000,000.000 Local 99.831051 39,932,420.56 99.785400 39,914,160.00 -18,260.56 3.49
Base 99.831051 39,932,420.56 99.785400 39,914,160.00 -18,260.56 3.49
912796LL1 TREASURY BILL 07/17 0.00000 0.726 27 Jul 2017
40,000,000.000 Local 99.764050 39,905,620.00 99.755800 39,902,320.00 -3,300.00 3.49
Base 99.764050 39,905,620.00 99.755800 39,902,320.00 -3,300.00 3.49
912796LQ0 TREASURY BILL 08/17 0.00000 0.82 24 Aug 2017
80,000,000.000 Local 99.669118 79,735,294 .45 99.687300 79,749,840.00 14,545.55 6.98
Base 99.669118 79,735,294 .45 99.687300 79,749,840.00 14,545.55 6.98
912796LR8 TREASURY BILL 08/17 0.00000 0.841 31 Aug 2017
40,000,000.000 Local 99.644911 39,857,964.45 99.650900 39,860,360.00 2,395.55 3.49
Base 99.644911 39,857,964.45 99.650900 39,860,360.00 2,395.55 3.49
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.6 13 Apr 2017
5,653,322.460 Local 100.000000 5,653,322.46 100.000000 5,653,322.46 0.00 0.49
Base 100.000000 5,653,322.46 100.000000 5,653,322.46 0.00 0.49
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.6 04 May 2017
6,109,890.680 Local 100.000000 6,109,890.68 100.000000 6,109,890.68 0.00 0.53
Base 100.000000 6,109,890.68 100.000000 6,109,890.68 0.00 0.53
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 0.76 03 Apr 2017
91,931,812.120  Local 100.000000 91,931,812.12 100.000000 91,931,812.12 0.00 8.05
Base 100.000000 91,931,812.12 100.000000 91,931,812.12 0.00 8.05
930ABD003 FIDELITY INVESTMENTS MONEY 0.44 01 Apr 2017
40,098,265.510  Local 100.000000 40,098,265.51 100.000000 40,098,265.51 0.00 3.51
Base 100.000000 40,098,265.51 100.000000 40,098,265.51 0.00 3.51
979QHR003 SOUTH STREET REPO 0.96 03 Apr 2017
40,074,584.440  Local 100.000000 40,074,584.44 100.000000 40,074,584.44 0.00 3.51
Base 100.000000 40,074,584.44 100.000000 40,074,584.44 0.00 3.51
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.57 01 Apr 2017
2,413,765.880 Local 100.000000 2,413,765.88 100.000000 2,413,765.88 0.00 0.21
Base 100.000000 2,413,765.88 100.000000 2,413,765.88 0.00 0.21
979TUWO01 GUGGENHEIM SECURITIES REPO 08/14 VAR 0.84 03 Apr 2017
47,380,852.380  Local 100.000000 47,380,852.38 100.000000 47,380,852.38 0.00 4.15
Base 100.000000 47,380,852.38 100.000000 47,380,852.38 0.00 4.15
US DOLLAR Total
1,098,662,493.470  Local 1,097,187,048.21 1,097,145,679.86 -41,368.35 96.06
Base 1,097,187,048.21 1,097,145,679.86 -41,368.35 96.06
CASH EQUIVALENT Total
1,098,662,493.470 Base 1,097,187,048.21 1,097,145,679.86 -41,368.35 96.06

FIXED INCOME

US DOLLAR

Exchange Rate:

1.000000
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Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912828K66 US TREASURY N/B 04/17 0.5 0.5 30 Apr 2017
25,000,000.000 Local 100.001186 25,000,296.55 100.001186 25,000,296.55 0.00 2.19
Base 100.001186 25,000,296.55 100.001186 25,000,296.55 0.00 2.19
912828MD9 US TREASURY N/B 12/16 3.25 3.25 31 Dec 2016
0.000 Local 0.000000 -0.03 0.000000 0.00 0.03 0.00
Base 0.000000 -0.03 0.000000 0.00 0.03 0.00
912828WH9 US TREASURY N/B 05/17 0.875 0.875 15 May 2017
20,000,000.000 Local 100.038194 20,007,638.89 100.038194 20,007,638.89 0.00 1.75
Base 100.038194 20,007,638.89 100.038194 20,007,638.89 0.00 1.75
US DOLLAR Total
45,000,000.000 Local 45,007,935.41 45,007,935.44 0.03 3.94
Base 45,007,935.41 45,007,935.44 0.03 3.94
FIXED INCOME Total
45,000,000.000 Base 45,007,935.41 45,007,935.44 0.03 3.94
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: March 31, 2017 View Date: April 7,2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,142,224,220.57 1,142,182,852.25 100.00

1,143,691,730.420 Base
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ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG

April 7, 2017

Holdings
Currency Summary

Asof:  March 31, 2017

STATE STREET.

View Date:

Base Currency:USD - US DOLLAR
% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
29,236.950 Local 29,236.95 29,236.95 0.00 0.00 0.00
Base 29,236.95 29,236.95 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,098,662,493.470 Local 1,097,187,048.21 1,097,145,679.86 96.06 -41,368.35 -41,368.35
Base 1,097,187,048.21 1,097,145,679.86 96.06 -41,368.35 0.00 -41,368.35
FIXED INCOME
45,000,000.000 Local 45,007,935.41 45,007,935.44 3.94 0.03 0.03
Base 45,007,935.41 45,007,935.44 3.94 0.03 0.00 0.03
US DOLLAR Total
1,143,691,730.420 Local 1,142,224,220.57 1,142,182,852.25 100.00 -41,368.32 -41,368.32
Base 1,142,224,220.57 1,142,182,852.25 100.00 -41,368.32 0.00 -41,368.32
FUND Total
1,143,691,730.420 Base 1,142,224,220.57 1,142,182,852.25 100.00 -41,368.32 0.00 -41,368.32
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
29,236.950 29,236.95 29,236.95 0.00 0.00 0.00 0.00
CASH Total
29,236.950 29,236.95 29,236.95 0.00 0.00 0.00 0.00
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,098,662,493.470 1,097,187,048.21 1,097,145,679.86 96.06 -41,368.35 0.00 -41,368.35
CASH EQUIVALENT Total
1,098,662,493.470 1,097,187,048.21 1,097,145,679.86 96.06 -41,368.35 0.00 -41,368.35
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
45,000,000.000 45,007,935.41 45,007,935.44 3.94 0.03 0.00 0.03
FIXED INCOME Total
45,000,000.000 45,007,935.41 45,007,935.44 3.94 0.03 0.00 0.03
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,143,691,730.420 1,142,224,220.57 1,142,182,852.25 100.00 -41,368.32 0.00 -41,368.32
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I—Ioldmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
A By FUND:  ATZG STATE STREET
As of: March 31, 2017 View Date: April 7, 2017
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
29,236.950 29,236.95 29,236.95 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,098,662,493.470 1,097,187,048.21 1,097,145,679.86 96.06 -41,368.35 0.00 -41,368.35
19,455.54 GN 0.00 GN 19,455.54 GN
-60,823.89 LS 0.00 LS -60,823.89 LS
FIXED INCOME
45,000,000.000 45,007,935.41 45,007,935.44 3.94 0.03 0.00 0.03
0.03 GN 0.00 GN 0.03 GN
0.00 LS 0.00 LS 0.00 LS
FUND Total
0.000 1,143,691,730.420 1,142,224,220.57 1,142,182,852.25 100.00 -41,368.32 0.00 -41,368.32
19,455.57 GN 0.00 GN 19,455.57 GN
-60,823.89 LS 0.00 LS -60,823.89 LS
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